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¢ DAILY POSITION REPORT
l}o As of As of October 26, 2000
Pesitien ] Madmrity / Volwe-at: Rink PaL (goew)
Rustors Usil - Commedily G rop [ Rapen Tiwt ] Lt L__iDay 7 Uk ] oty [ SeyRatimg™ [~ MTD I Q. 1 YT J
ENRON NORTH AMERICA k 19,4
GAS TRADING 0.6 300 Bef I ass 350 Bef J $18,619 1| S60.000 {* $4,293 $1,216 $20,189 $20,189 $731,302
UNITED STATES (s (1536 SIR1IA 4812 2671 21,388 21,385 696.223
CANADA 187 154 $3.242 (K19) (1.456) (1.196) (1,196) IS
POWER TRADING 553 woMIMWH ]| 86 | 25sMilMwH | 15 || ss0.000 | (384)]  $13.894 |  (520068)]  (520,008) $470,629
EAST TRADING ae3) Sia. w8 (4.330 17,638 (14.555) 14.55%) HI915
WEST TRADING 124 $19.441 1.946 (A.744) [AA1R)) (5.513) 402,193
CANADA TRADING 082 512193 [ 0 0 0 (147
CROSS COMMODITY TRADING ] [ saoe][Cssom ] [ ste] a9 s17a9)  s1749)] 9318 |
(__omEr ] [ $0] so] (w208  so2om]  (ssa629)]
ENRON EUROPE (35,9360 5 (SMT4 T 314,988 - crao8sy
{__ENRON METALS 11101931 wsoo0merctoos ][ (586,095) | onomomerc o | [__ss5281[ ssow | [ saaam)]  siaran] 27593 (s27.592)] $6.202
EUROPEAN TRADING $14,729 ($1.488) _ (8$21,182) $8.594 $8,594 $349,228 |
EUROPEAN GAS ** asn 260 Bef. 32 %0 Bef siaa ]| $1500 3% (547) 11.560 11.560 (21.598)
UK ELECTRICITY ** 63 68 Mil MWH “y 15 Mil MWH S14731 |1 $15.300 (2.93) (5,640 5288 5258 202,722
CONTINENTAL ELECTRICITY 166 2 Mit MWH (1] 20 Mil MWH $1.808 $4.000 3,025 (RK.000)! (6.206) (6,296): 39.606
NORDIC ELECTRICITY [X] 20 Mil MWH 23 20 Mil MWH $1.746 $5.000 700 (2.164) (244) 24 9518
SPREAD OPTION 68 {665) 212 2,723 61,189
ENRON CREDIT [ sees $100 Mil { sw|[ sio0 | ) s7 1108 1,108 3138
DEBT TRADING [_ses 5250 Mil | sa12 || s2000 | 50 (336 367) (367) 1.500
OTHER (2.976) (3,798) 298 298 $3.158
[_EEs EUROPE ] ] 0]  s1174]  sap3]  sapi3|  s31927]
FARON GLOBAL MARKETS - s8] T resan | Ts0a.998 |
GLOBAL PRODUCTS 46 i2smuppl. Wil ([ a7 [ ismaseLwn | a0 || S8.000 At (11614) (6,700 (16,701 20758
WEATHER s $100 Ml 31,365 $3.000 12 (521 108 108 13.008
COAL TRADING 2 15 Mil Tons [ T ismiTon | s141 || 54.000 1253 1,390 3,760 3760 16,258
EMISSIONS ALLOWANCES o8 | Mit Credits U ee | iMitCreas | 900 || $3.000 6 162 664 664 W04
[ FINANCIAL TRADING $1,052 $5,500 $17,724 $17,724 $195,110
i .S DRIFT 555 4,509 18,075 18.078 11,03
UK DRIFT 310 1.068 1417 1417 20,162
EQUITY TRADING [ $100 Mil SLI || $6.000 9 17y (1.776) (1.776) 6,181
SOFT COMMODITIES TRADING 7. 2000 Contracts 2378 2000 Contacts 38 $750 40 hil 65 68 9
GRAIN TRADING 60.9) 1000 Contmcts 68.0) 1000 Contracts 318 5500 13 ps] 56 56 26
MEAT TRADING 1558 100X} Contracts (380 X0 Conteacts s $750 [8)] (24)) 3y Qan 45))
_ __FXJINT RATE TRADING $).6 $100 Mil $38 $3,000 43 (22 (¥ (RO 6.845
S5LE7S $100.000Mp
ENRON INDUSTRIAL MARKETS | [0 RERNAR TR s T TR
I PULP & PAPER 153.887 300.000 Metric Tons 9439 300,000 Metric Tons » $3.000 [] 6 31868
[ LUMBER 4,182) 22000 MBE (4,152 22.000 MBF $20 $28) 53 hX) {288}
STEEL TRADING (649) 100.000 Net Tone (649) 200.000 Net Tons 2 $1.000 [\] 2 2 2 2
ENRON SOUTH AMERICA | SRONISHN 77 3 R T R
SOUTHERN CONE GAS TRADING [T T 35 Bef s 20 Bet 1 [ sa2]| s2000 | Qy 920 ©7) ©7) 13,864
SOUTHERN CONE POWER TRADING [ oo [ ssmamwn_ || e |  ssmimwn | | soma | ss000 | o U74) ) (43) (1384)
SOUTHERN CONE CRUDE TRADING 43 R3] 49 493 (1.843))
ENRON ASIA, AFRICA [ osml- “ner] . sen]’ e 9ATR |
L AUSTRALIA POWER TRADING J L [1E)) E 3 Mit MWH 1 i [ ) l & Mil MW11 l { suﬂ L $3.000 ] ‘ Ay l(ﬂT OZJJ 4.1 ‘

ENRON BROADBAND SERVICES

[ sawpwinra rravine 1wt | 1anvtomoss || e1s | tanyomoss | | s sa000 | | &4) 80y {1,176) (L176) 2soa]
ADVERTISING TRAIDING J [ 18 782 CPP ]L 1.8 [ TR2 CPP L g_] Ql H00 j l 0 0 [} 0 0]
ENRON ENERGY SERVICES [ saaeelssom » [ _geomd . 9952991 |
[ Gas rrapiNG 1 ea ] Bet 8 | Ber ] | 326 | [ 503 | 661 | 8112 [ 8112 ] 0,759 |
| Powex RAMING 1 e | Mil MW TR Mil MWH ] | 3563 | | (887)] (505)] 613 ] 613 | 221631

TOTAL TRADING

ORIGINATIONS

U.s.

INTERNATIONAL

TOTAL TRADING with ORIGINATIONS

__MERCHANT PORTFOLIO

e

CRORS PORTFOLIO DIVERSIFICATION KFFECT E@I

[__CAPITAL PORTFOLIO

J[__sae

sa0oMit |

TOTAL P&L

Lncludn Diversification bect.
.- Includes 1-Block Postfolio activity.

(A} Pending calculalion of NPI
By Prwition and Junit represent manimum exposure.

[ssazs [[sionom - [ _2sa] — gaaeen] _¢i7a2] - giizen] " s2081s2
sot]  si30] 2] s22m sua8
61 1.349 2233 2233 44.648
0 0 1] 0 (219)!
= 1 13 L i

L1344 (s31,159)] 128829 ($128829)(  ($10.389)]

0]

$10.000 |

[ $0 | $0 [ 0] o]  $1263%4]
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[ ] [ Vewrahik 1 [ Pl S
Buviowes Uit - Comemedity Grosp L N Cpen L ] [ 1Dy T 1 { Todey [ SiwyRoeg | MID g I i )
[MERCHANT PORTFOLIO ][ 2588 |
ENRON NORTH AMERICA, Net Fadr Valne 10618 s 2] (85297 (510515)] _ (s34.286)] __ (334.286)] __ $S8.082
CANADA 419 ML 6 1.2794 1.294 1.050
DOWNSTREAM 0.0 (226)
EAST ORIGINATIONS 0.0 - -
ENERGY CAPITAL RESOURCES 4.0 [2)] QA 199)| 99), 4.88|
GAS ASSETS 103 €0 aNn kel
GENERATION EAST 4.0 1841 3840 615 W
GENERATION WEST T84 1927
IGUANA 0.0 4.
PAPER 156 - - - (10490
PORTFOLI) 4248 {76D! QA2 130.112) 130,112y 12109
PRINCIPAL INVESTING 672 90 {).96%)] 3.0 [ARE.L 106,582
SPACIAL ASSETS - PERFORMING 326 1582} 01 (W76} (276) 1NN
SPECIAL ASSETS - NON-FERF ORMING 106 4. M1 (4415 (5.008) (5.006) (44.482)
TREASURY n.n {1347
WESY ORIGINATIONS 29 -

ENRON EUROPE, Net Fair Valse "4 $0 $295 1,474 1,674 28,051
PUBLIC 1.3 - s 1474 1474 {1.99),
PRIVATE LA M40

| HEDGES ao w
STRUCTURED CREDIT 0.0

ENRON CALME, Net Fair Value 3363 - - - - -

PUBLIC 156.)

PRIVATE 1802

CONVERTIRLE PRIVATE 0.0

STRUCTURED CREDIT Qo -

ENRON ASIA PACIFIC, Net Fair Vaine 1296 - - - - -
PRIVATE 127.0
STRUCTURED CREDIT 16

[ ENRON INDIA., Net Fair Vaine [ - - - [ | 6 |
{ rUNIIC 1 | - -1 | %]

ENRON NA INT*L, Net Fair Vaius 12 - - - - -
PUBLIC no -
PRIVATE 1.2

| CONVERTIBLE PRIVATE ) 1
[ staucrvren casnit 00 I -

ENRON CAPITAL MGMT, Net Fair Value (A) 1872 (8511) (83,024) ($3,78%9) ($3,789) $31.354
SILP PUBLIC EQUITY 62.) (500 (.01 (4.249)] (4,249} 26.22%
NON SLP PUBIIC EQUITY 0.0
SLP PRIVATE EQUITY 107.0 4M1
SLPC L PRE 00 sad
SLP WARRANTS 0.0 M
SIP WARRANTYS PUBLIC 0.0 . ki)
SIP CANADIAN PUBLIC EQUITY 14 (1 ay 40 400 471
SIP PRIVATE EQUITY PARTNERSHIPS 0o (156}
NON SLP PRIVATE EQUITY PARTNERSHIPS 0.0 -
SLP STRUCTURAD CREINT 14.5 (Ta4y
SLP - PORTF O 10 INSURANCE 0.0

[ ENRON CoRP [ $98)] $819]  s10954) _ ($10,954)] (sm.xg)_l
rUsLIC [ | [ (1095 o9sa)] (3TA58)

ENRON BROADBAND SERVICES, INC. $568 $1.523 $1,357 $1,387 $156,642
PrURLIC 44 bl 1.52) 1.387 1.347 168,642
PRIVATE 388 19,0000
WARRANTS 0.0

ENRON NET WORKS 153 $0 $0 ($420) ($420) $1,814
PRIVATE 1o - - -
PIIVATRBQUIW PARTNERSHIPS 4.3 llmﬂ (4200 1414
RON GLOBAL MARKETS 365 $2 $270 $340 3340 (37,271
TOTAL RETURN SWAP on . 79
ACCRUAL INCOME 0.0 [£3)
PRIVATE T 202 282 262 (A.06)
STRUCTURED CREDNT 49 2 X 78 m 120

ENRON RAPTOR 1 $91.5 (STBI1)  ($20,822)]  (382.552)]  ($82,552)] ($141,260)
US PUBLIC 616 I 3008 (26.193) (26.19% (13.219)
US PRIVATE 1514 - - -
CONVERTIBLE - PRIVATE 0.7 -

WARRANTS - PRIVATE ne . . . . -
WARRANTS . PUBLIC 1.1 0 (166)] T7%) (179)) 30
CANADIAN . PUBLIC 14 (19) (1) 320 320 194
CANADIAN - PRIVATE 55 N - .

PRIVATE BQUITY PARTNERSHIPS 672 . - .
US STRUCTURRD CREDIT.BOOK 1307 11 11 191
US STRUCTURED CREDIT-MTM a0

EGF SLP . US STRUCTURRD CREINT 0.3 -

EGF SLP . PRIVATE EQUITY 29 . . - - N
KGF SIP - CANAINAN PUBLIC 09 (12)] [{R)] 193 193 1?
EGF SLP - US PUBLIC 46 171 {211 (327), (322) 347
EGF SLP - WARRANTS PUBLIC ot (21) 1) (16} (16) 14
R8s PUBLIC 422 (R.337) (23.099)] (35.765)] (55.765) (129.4M)]
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